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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,Q RUGHU WR FDOFXODWH WKH XQFHUWDLQW\ LQ WKH ORVVFRHIILFLHQW LW LV QHFHVVDU\ WR GHWHUPLQH WKHXQFHUWDLQW\LQDOOWKHPHDVXUHGSDUDPHWHUVDQGWKHVHQVLWLYLW\RIWKHORVVFRHIILFLHQWWRHDFKPHDVXUHGSDUDPHWHU
(TXDWLRQ  VKRZV WKDW WKH DHURG\QDPLF ORVVFRHIILFLHQW LVPDLQO\DIXQFWLRQRIVWDWLFDQG WRWDOSUHVVXUHV RI PDLQVWUHDP IORZ DW WKH PL[HG RXWSODQH WRWDO SUHVVXUH RI WKH IORZ XSVWUHDP RI WKHFRROHG EODGHV FRRODQW WRWDO SUHVVXUH DQGWHPSHUDWXUHV DQG PDVV IORZ UDWHV RI FRRODQW DQGPDLQVWUHDP IORZV 7KH FRRODQW WRWDO SUHVVXUH LVFDOFXODWHG DW WKH HMHFWLRQ ORFDWLRQ DFFRUGLQJ WR.RVW DQG +ROPHV  XVLQJ FRQWLQXLW\ WKHFRRODQW PDVV IORZ DQG WKH VWDWLF SUHVVXUH LQWRZKLFKWKHFRRODQWLVHMHFWHG
(TXDWLRQ  VKRZV WKDW WKH XQFHUWDLQW\ LQ WKHDHURG\QDPLF ORVV FRHIILFLHQW LV D IXQFWLRQ RI WKHXQFHUWDLQW\ LQ HDFK PHDVXUHG SDUDPHWHU DQG WKHVHQVLWLYLW\ RI WKH ORVV FRHIILFLHQW UHVSHFW WR WKHPHDVXUHGSDUDPHWHUV
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7KH SUHFLVLRQ RI HDFK RI WKH IRXU WUDQVGXFHUVVHQVLQJ WKH SUHVVXUHV RI WKH SUREH KROHV   G3L L $ % & '     FDQ EH GHWHUPLQHG DW WKH  SHUFHQWFRQILGHQFH E\ XVLQJ WKH IROORZLQJ H[SUHVVLRQ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G V3 .L I 
ZKHUH .I LV D FRUUHFWLRQ IDFWRU DQG V LV WKHVWDQGDUGGHYLDWLRQRIWKHFDOLEUDWLRQGDWD .I FDQEH GHULYHG IURP QRUPDO GLVWULEXWLRQ IRU WKH SHUFHQW FRQILGHQFH OHYHO DQG LW GHSHQGV RQ WKHQXPEHURIGDWDSRLQWV,QWKHSUHVHQWFDOFXODWLRQDYDOXH RI  LV XVHG IRU .I 0LOOHU 7KHVWDQGDUGGHYLDWLRQ V LVJLYHQE\
  ,1 3 »»¼º««¬ª ¦ ' V 
ZKHUH 1 LV WKHQXPEHURIFDOLEUDWLRQSRLQWVDQG'3, LV WKHGLIIHUHQFHEHWZHHQ WKHSUHVVXUHVIURPWKHFDOLEUDWLRQWHVWVDQGWKRVHIURPWKHFDOLEUDWLRQFXUYH )LJXUH  VKRZV WKH GLVWULEXWLRQ RI '3,YHUVXV WKH FRUUHVSRQGLQJFDOLEUDWLRQSUHVVXUHV IRUWKHWUDQVGXFHUVHQVLQJWKHSUHVVXUHVRIWKHFHQWUDOKROH RI WKH SUREH )LQDOO\ WKH DFFXUDF\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